
 
 

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 10/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 10/31/05 
POOL: LGIP-GOVERNMENT (7) 

 
============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 51311 TPCG0216 CITIGROUP GLOBAL M  3.910 11/01/05  3.910           666,000,000.00   100.00000 2 666,000,000.00 666,000,000.00                 
 51312 TPMS0094 MIZUHO SECURITIES   3.920 11/01/05  3.920           136,000,000.00   100.00000 2 136,000,000.00 136,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.912           802,000,000.00               802,000,000.00 802,000,000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 49878 912795WA U.S. TREASURY BILL  3.155 11/17/05  3.194 Aaa  AAA   25,000,000.00    99.84500 2  24,964,944.45  24,961,250.00       -3,694.45 
 51272 912795WZ U.S. TREASURY BILL  4.060  4/27/06  4.145 Aaa  AAA   25,000,000.00    98.02100 2  24,500,958.32  24,505,250.00        4,291.68 
 51273 912795WZ U.S. TREASURY BILL  4.061  4/27/06  4.146 Aaa  AAA   25,000,000.00    98.02100 2  24,500,835.42  24,505,250.00        4,414.58 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.824            75,000,000.00                73,966,738.19  73,971,750.00        5,011.81 
  
    3 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 49986 9128276X U S TREASURY NOTE   4.625  5/15/06  3.664 Aaa  AAA   25,000,000.00   100.21100 2  25,124,678.68  25,052,750.00      -71,928.68 
 51264 912827Y5 U S TREASURY NOTE   7.000  7/15/06  4.310 Aaa  AAA   50,000,000.00   101.81250 2  50,917,624.64  50,906,250.00      -11,374.64 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.65200 2   9,996,259.16   9,965,200.00      -31,059.16 
 48004 912828BU U S TREASURY NOTE   1.875 12/31/05  2.888 Aaa  AAA   20,000,000.00    99.65200 2  19,967,367.26  19,930,400.00      -36,967.26 
 48049 912828BU U S TREASURY NOTE   1.875 12/31/05  2.902 Aaa  AAA   30,000,000.00    99.65200 2  29,950,343.10  29,895,600.00      -54,743.10 
 49879 912828BU U S TREASURY NOTE   1.875 12/31/05  3.384 Aaa  AAA   25,000,000.00    99.65200 2  24,939,495.54  24,913,000.00      -26,495.54 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.93000 2   9,983,836.21   9,893,000.00      -90,836.21 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.93000 2   9,983,674.57   9,893,000.00      -90,674.57 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.93000 2   9,975,906.91   9,893,000.00      -82,906.91 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.93000 2   9,977,218.09   9,893,000.00      -84,218.09 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    99.03500 2   9,996,523.29   9,903,500.00      -93,023.29 
 49211 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    99.03500 2  24,860,757.55  24,758,750.00     -102,007.55 
 49212 912828CF U S TREASURY NOTE   2.250  4/30/06  3.407 Aaa  AAA   25,000,000.00    99.03500 2  24,860,757.55  24,758,750.00     -102,007.55 
 48046 912828CM U S TREASURY NOTE   2.750  6/30/06  3.105 Aaa  AAA   10,000,000.00    98.99600 2   9,977,100.93   9,899,600.00      -77,500.93 
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W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 10/31/05  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 10/31/05 
POOL: LGIP-GOVERNMENT (7) 

============================================================================================================================================== 
Positi  Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 49880 912828CM U S TREASURY NOTES  2.750  6/30/06  3.504 Aaa  AAA   25,000,000.00    98.99600 2  24,878,777.83  24,749,000.00     -129,777.83 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    98.34375 2   9,986,439.04   9,834,375.00     -152,064.04 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105 Aaa  AAA   20,000,000.00    98.34375 2  19,893,051.59  19,668,750.00     -224,301.59 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    98.19900 2   9,970,813.11   9,819,900.00     -150,913.11 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118 Aaa  AAA   20,000,000.00    98.19900 2  19,880,774.46  19,639,800.00     -240,974.46 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    98.42188 2   9,986,928.51   9,842,187.50     -144,741.01 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    98.42188 2  19,946,566.68  19,684,375.00     -262,191.68 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    98.42188 2  19,966,090.43  19,684,375.00     -281,715.43 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    98.42188 2   9,970,675.30   9,842,187.50     -128,487.80 
 49456 912828DF US TREASURY NOTE    3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    98.42188 2  20,363,632.07  20,176,484.37     -187,147.70 
 49635 912828DF U S TREASURY NOTES  3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    98.42188 2  24,815,945.58  24,605,468.75     -210,476.83 
 49290 912828DJ U.S. TREASURY NOTE  3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    98.46500 2  24,836,907.84  24,616,250.00     -220,657.84 
 49216 912828DS U.S. TREASURY NOTE  3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    98.88700 2  49,935,040.31  49,443,500.00     -491,540.31 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    98.88700 2  24,971,210.02  24,721,750.00     -249,460.02 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.306           560,500,000.00               559,914,396.25 555,884,203.12   -4,030,193.13 
  
   28 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.671            1437500000.00                1435881134.44  1431855953.12   -4,025,181.32 
  
   33 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 


